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time steps

Sequential Model Parameter Estimation

Xb,k—1

Process model :
Xpk = Xpk—-1 Tt Vpk
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2. update

Observation model :
Zpk = Upxk + aprcos(2mfTsk + @pi) + npi

|

Sequential estimation of state vector xy ;, = [.uk,b» Ay b gok,b] with Particle Filtering
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Multispectral deviation as change signature
Detection improves with parameters extracted by Sequential Monte Carlo

Change events are observed to be separable: jointly consider change event, pre-
change class

Generalized change detection approach
JH/<#HSNWeS23845./1J4/=8 . /KL+/<#&014, 6!, 6./$6-/M/KSC$6-& , 3*HI*CCSCCI6$./NO6/4# , 1], CHe$20045/$6-/PQCt$6$40361/31/;$6-/<38, &/<#$67, /P8, 641 /183 F/
R*601C, "4$/RO=8J/TIF ,HJ, &, 1/U

Future Work: Post change monitoring, time-varying frequency models
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